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CHINA FUTURES MRX RABARIR G  IRIBARNRR

BHERAR R R

RATHH: 202449 25 H ST i BiE: 023-86769757 RSB HMNLAER: 20012924

T 5% 5 SR

o ATHH, LiFgRik 4.15%, FILREHK 4.36%, GNEARTEHK 5.54%, B 50 5 3.73%, I
K 300 ik 4.33%, _LAIE 50 K 4.86%, HHHIE 500 fik 4.34%, HUIE 1000 fik 3.88%, ¥RIE 100ETF i
4.42%. PTHRECHTN 9713.43 1476, BHT—28 5 BNy 4203 147t

® Tk, RIRFMATIL A8 BaioEH6.73%), AFH4ER6.05%), BNEk(5.6%).
FOBERATAH N FH2.3%), R4(2.03%), FHH2E(1.27%).

o HEIM L, MEHEMIZBATHHRA S, & L AMELZRITBUER. — BRI K& ST MBUR
FIZR, FEArah i R R AT R EE IR, FFa— Bt aRE T e =20
PR T MR TR, SRR ET R KE . ARIRBEEXN T A lREIRILF, —J5 1R B EEB A
b 2R ITT S 5, BN T8 MBCR AR T 23 8], SRR AT REHERI B S 75 1, DL AT B B R 1)
VI, o5 JE RS TTRIRR, AR T 5 W, e TS AT 71, AT
NIEMG S, LTS SOR . SR, A BASE DT R4, BURKR IG5 A E
WAREEEATIE, Mk FEED b RS Al aE A Jm 2R 77 22 SR s

[k

R 1: WPV R L

2024-09-24 e (hik) p: 14 FE (A3k) FPCR ik
thiF 100038 8RR 3026 [l 1845 1563 050 § 095 013 [ 062 [ oo4
SFIR300BHEHT 20.39 [0 1478 1346 058 i 047 -015 [N os6 [ o002

_FIFS0REFE R 7.00 | 541 433 0.24 095 0.05 fl o0ss Eloio
#5E _F{FS0ETFER 22950 170,82 | 119 004 [E 09
£ AT IR 300ETFERY 236,53 13126 13479 {558 110 -0.18 [ og2 IEOZ5]
B SRR 00ETRERL 4606 B 29 3554 g10 @] 141 -0 27 093 o2
B 77 FRIES00ETFER#RL 37288 G | 13456 546 L 119 -02d T oso HEGZR ]
B S PIFS00ETFERTR 59,84 E 2737 3601 799 B ] 139 -02d 094 oz ]
577k FIELI00ETF 18.83 I 785 1526 242 & 102 Cods0 oss  Ioab
S A IRETFER 21033 22 11 14185 880 ] 089 -0 f0E oe3  HGDT ]
#BIS0ETF 90.28 I | 5290 12072 456 3| 082 [ o414 [ oos
HAIS0ETFR Ak 53.26 [ 2481 67.90 356 W] 101 CEGrE 04 | o001

HIERIF: Wind, FI5RBHIE
R 2: WEHRIFL
2024-09-24 TS T FREY20 B i S iE Eh

thiF 10008315 EAHT 23.79% B 122 73.16% 22.04% B a7y 1.75%
SFIF3008EEI 19.18% =R | 51.13% 18.97% s 00y | 0.21%
_FiFSORETEERTL 1752% = | 35.49% 20.20% | | -2.69%
4EE FIFS0ETFERR 17.98% 5 56y | 38.13% 21.21% 06 | -3.23%
LS AR P 300ETFER 17.41% B omsy 31.63% 19.26% s 0% | -1.85%
ELFIF300ETFER 22.15% 1070w 82.82% 19.93% G50k | 2.22%
B9 77 P ES00ETFER#Y 23.00% 5 36k 85.89% 22.24% 7 014 0.76%
B hiF500ETFERT 25.28% 5 304 78.94% 22.21% I 603y 3.07%
57K FE100ETF 19.81% B 123 75.81% 2252% | ) -271%
5 AL B A RETFERFY 18.31% e | 74.83% 27.22% IR G | -8.91%
#|BIS0ETF 28.65% [T 79.00% 23.24% B Aoy 5.41%
FIBISOETFR Fik 27.90% | 72.10% 22.58% B asoy 5.32%

HAGHIR: Wind, F5RLHHE

R X HERLSEHK: ERAT (2011] 1461 5 1
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CHINA FUTURES MRX RABARIR G  IRIBARNRR

& 3: W HAT

2024-09-24 P ERIE 128 ({ZF) RZEEN (ZF) FiL3ZE 3
FhiF1000fE$K 464256 I 3838y 215.78 Eo0z1 | 1861.54 B 79176
JFIFEI005EH 335191 233 | 204.07 HNGE: | 3078.80 NG |
_HIFS03E%L 235214 6w | 60.16 I 3295 101050 I Bs350
4£E F{F50ETF 245 | 19.95 | 13.84 4767 | 3343
1EFRFEEE300ETF 3427 A 30% | 39.19 ] 3021 13213 ] 10264
ETFFE300ETF 3512 oy | 5.30 I 332 18.28 | 11.60
B A HES00ETF 4779 e | 8.62 1] 6.12 4049 | 29.01
E X AiE500ETF 496 ey | 144 | 0.66 6.99 3.25
57K FE100ETF 2.292 I A0y | 126 | 067 2581 153
Sk AL ARETF 1587 | R 33.38 1 2034 5158 | 3191
#|BIS0ETF 0.699 =714 4343 1 2457 29.81 | 17.04
#|BIS0ETFR A 0.684 B 364 1156 1 717 7.76 4585

FAERIR: Wind, FIERBHIE

®4: BMBWHRT

2024-09-24 EBIE £ (¥) R (1)
142579 106

IM2410 4653.2 [ T 156,875

® IM2411 46232 | i 5,053 4569 -19.36
FFIE10008%% IM2412 4586 | A 98,223 879.26 -56.56
IM2503 4494 [ R 29,595 259.44 -148.56

IF2410 3359.8 [ T 97,405 960.01 7.89

smim = IF2411 3357 o | 3345 3303 509

PIRI00AER 1F2412 3354.6 | | 55,296 544 56 2.69

IF2503 3345 HEG | 15435 15157 -6.91

1H2410 2360 [ | 50,822 35048 7.86

® 1H2411 2363.6 | M 1,956 1349 1146

LIES0R% 1H2412 2362.6 27,921 192.77 1046

1H2503 2362.2 He | 6,201 42.85 10.06

1C2410 47056 [ S 90,166 827.72 16.00

® 1c2411 4685.2 [ SR 4373 40.05 -4.40
FIES008E 1C2412 46706 HEn | 50,575 461.37 -19.00
1C2503 4625.2 | RN 13,908 125.63 -64.40

HAEHAIR: Wind, FERBHE

R X HEaLSEHK: ESAT [2011] 1461 5 2
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CHINA FUTURES MRX RABARIR G  IRIBARNRR

B 1: HiF 1000 BreEI

HFIE 1000 BB AR A BN 30.26 T, i8N 15.63 HF, Hrb 2410 540

PECHEIRUL | i 2637 i HERHN 775 7iF-
Yo 241? é\é@%ﬁﬁﬁﬂ?%kﬁﬁm&ﬁ 4800, %Eﬁaﬁﬁfﬂ%ﬁ%ﬁﬁ@% 4400. FFEE®
AT AU PTE AR I BE A A S P A B S 4R bR
PCR 4445 2410 B LIMASE PCR A 57.74%, FFG&E PCR N 75.23%. MR AH& 21 RAC & PCR
N 57.53%, FFEE PCR N 61.64%.
SR 2 HTAE IV N 23.48%, FAE IV N 23.17%, F FHVE IV N 22.78%, *ZFFH
IV 5 22.93%, RZPE IV N 22.94%, F FNZEFE IV N 22.86%.
VIX 8 ¥EH
 eRmemme
7000 el R
800
oo
4800

SHERIAL A B B S BT K R

0.04
0.02
{:g 0.00
=
F-0.021
=l
#-0.04
-0.06
-0.08 0
2410 2411 2412 2503 2506 2509
HABR
SRl e p R £4&% PCR
LEE [ 4 o - ;:::’é?m o

~

TN ——

— fERPR

5200

5000
0.9

4800
0.8

07
4600

0.6

- ’
- A 4400 05

4000 4200

4400

4600 4800 5000 5200 5400 2024-06-01 2024-06-15  2024-07-01 2024-07-15  2024-08-01 2024-08-15  2024-09-01 2024-09-15

FHEFHIF: Wind, RiceQuant, FI{5ERHIL

R X HERLSEHK: ERAT (2011] 1461 5 3
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CHINA FUTURES MRX RABARIR G  IRIBARNRR

B 2: YR 300 BRI HAM

REREIIR | o 5o 1652 5%, HERY 631 AT,

TPIE 300 RFEHISUR BASEBN 2039 T, MEFGEN 1346 T, Hrb 2410 545k

=) A o
FOFEIE | 4 5- rarteombnyRrc et 25

2410 & AE HIBUR KM AN 3400, F BB KFFOM AN 3100, FFRaES%

PCR
i N 46.77%, FiaE PCR N 55.97%.

2410 G2 A E PCR N 46.87%, Fi&E PCR N 69.89%. MR 444838 &E PCR

BB IV 4 15.62%, FZPE IV N 15.61%, F FZEFEIV A 15.86%

Y HE IV N 18.26%, F HFE IV N 18.12%, K~ FHHE IV A 16.19%, 4Z=F{E

VIX a8EH

———  000300UZ £
—— 20HA SR RYH
— VIXIE¥

2022-07 2022-10 2023-01 2023-04 2023-07 2023-10 2024-01 2024-04 2024-07 2024-10

SHESIRUE B B 5 B T K 2R

FF MR
s =

2410 2411 2412 2503 2506 2509
HABR

HA G LB ER SRR L 444 PCR

~—— 0003004 AR
— RZE@PCR
— #ERPR

2800 3000 3200 3400 3600 3800 2024-06-01 2024-06-15  2024-07-01 2024-07-15  2024-08-01 2024-08-15  2024-09-01 2024-09-15

08

0.7

0.6

0.5

HHFHYE: Wind, RiceQuant, FSEEHHIF

R X HERLSEHK: ERAT (2011] 1461 5
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CHINA FUTURES

RLK REBIARIR & BRI RR

&l 3: _E1E 50 BRFEHIM

A 50 IEFEWIRUS A =N 7.0 JiF, RFFGEN 433 T, Hi 2410 LR =

S EIIE | 3606 T, BoR 24 T,
srrans | 240 LB BB KRB AL 2400, B BIIBR KRGO 22500 FraE %
TR R A R B B R S B AR
PCR 47 2410 HLIRACE PCR 4 55.77%, Fi@H& PCR ¥ 81.66%. M4 A& 21 aC & PCR
” N 54.98%, T PCR A 69.28%.
= 1 A %, - A 43%, - A 17%, D
AR HHE IV N 18.17%, FHEIV A 1643%, T FHPE IV N 15.17%, 47FE

IV N 15.07%, FZEVH IV N 152%, K FEE IV A 14.85%.

VIX EEH

2800

2700

2600

2500

2400

2300 A

2200

——— 000016
—— 20H/AEHahE
— VIXiE# 0.25

202301

2023-04 2023-07 2023-10 202401 2024-04 2024-07 2024-10

SHESIRUE B B SRR T K 2R

0.06

0.04

FF MR

0.02

2410

2411 2412 2503 2506 2509
HABR

HAG LB ER SRR L 444 PCR

0.300

0.275

0.250

0,225 4

0.200 1

0175 4

0.150 4

0.125

— gV
—— w—A

v

. —— 00001 AR
g — ABEPR
> =0 —  HERPR
09
250

0.8

07
2350

2300 0.6

2250
0.5

2200

0.4

2000

2100

2200

2300 2400 2500 2600 2700 2024-06-01 2024-06-15  2024-07-01 2024-07-15  2024-08-01 2024-08-15  2024-09-01 2024-09-15

HHFHYE: Wind, RiceQuant, FSE2HHIF

R X HERLSEHK: ERAT (2011] 1461 5 5
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CHINA FUTURES

Bk Z &A1

A2BH%—ZIR%E: 400-8877-780

M ak: www. cfc108. com

EBRESBHARE, T LEFEE N —IR%.
TRANREIZE, BREHT RGP THRA!

E£2FY

ARERN R EERNEF AL E2ELEERATNARRGESF,
FHEE. TEER. PEEXHRARNE (TH “FEER ) THE
FTIT B S AR E AT A TR T AR A FEERINEF

AREZMANE B RBET RV E, WXZHFEERTEEL, 7
MRS HRZ A T ENENT B E P RRRE. FRARE. ERFAL
FERM. RERXRZZFSUFEERC R AN T BRI ME, FafAELR
fif & T B . BB R R R R 32 7R, RVEAE R B 4 A, TN 66 4% B oL B ok B
A&, RIEFTTRE FT T L 60 B AT 48 BR8] B AR, 5B %8 ZEAR At

BRES LML S5FH: ERFT (2011) 1461 5
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CHINA FUTURES

FREARANARE TRAEERALE, T RS, HRUERTEENEE
FIAR SRR RAE . ARE PR, BILENRRBE LA LA
W, MAAAANLTREREFEEREEXTAREES K TR EL T
EH E K.

FREREENHEEAR. XRZARUREMT W AT 62K E T B FX
FoArE, KRR AT A ETM O LRF TR LG ARERNS— R T
FigA/ ZWNR . AREXTABHAERZGRFIMS, EEFAIER THAM K
MEBEURAREANERZZNEMRZEN, XZENTL T BRERRZ AR
FIEEZRAMELXM AT ECREEARRI, BEMERZAFHE
TAERZ A, RGZFREARENEBRE T FARE FEERIA X
F# Ko

ARELMEANBERAFEREETA. REFEEREFLRF BT, £
A A/ KA AR UEFAR AN AR REXATRR. AFFTIL, wF
A #x%E, FEAHAY “FEATHMR” , BB ARERATEFME
REH. FARARE T EERFEEAEETIL, SAKELIZE T
wrek, BM. EFSGIAARE LN 2HEIH L NE. BT,
i F T

2 E%—ZREE: 400-8877-780

M Ak: www. cfc108. com

ARG E R4 E5 4T (2011) 1461 5
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